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N(x) = I([x− 1, x + 1]) ¤f¡EM#^
∆(x) = N(x)−N(0) ¤ 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x ∈ [0, 1] A^XHKMWq¢§(M¨HzYCM ∆(x) = I([−1,−1 + x]) − I([1, 1 + x]) ¤+¥  x ∈ [−1, 0]
^cHKMq
∆(x) = I([−1 + x,−1])− I([1 + x, 1]) ¤ﬂjlqzmM_^cHKMjlqŁ^XMWeXuY[V(oagnqgx ^guCMeclYnkN^XHKMWq ∆(x) Y[qzo
∆(y)
YneXMjq1oaMkAMqzoKMqŁ^_§HKMWq
x
Ynqzo
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1M^XHzM$YnzVXgnlZa^XMYnZzMgn£^XHKM 1zepVb^
x ∈ [0, 1] VZ1mpH^XH1Yu^ ∆(x) > 0  ∀t ∈ [0, x]∆(x) ≤
0
¤ ¡EM#^
Rl
AMw^XHKM Y[zVXgnlZa^XM¢YnZzM¢kAgCVXjª^cjgCq g[+^cHKM 1zepV^
y ∈ [−1, 0] VXZzmpH ^XH1Yu^ ∆(x) > 0
 ∀t ∈ [y, 0]∆(x) ≤ 0 ¤  M]«qKgu§ ^XH1Yu^ Rr
Y[qzo
Rl
YneXMjlqzoaMWk1MWqzoaMWqC^|¤ n qKgaoaM]Yu^
k1gŁVj^Xjlgnq
AMlgnqz{CV(^Xg
^cHKM¨(j
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∫
∞
0
P (x)e−ωxdx =
2 + 2ων +
√
(2 + 2ων )
2 − 4
2
iYjqK{
∆(t) ≤ 0 gCeIYn t ∈ [0, x] jVIMŁZKjluY[lMqŁ^^cHzYu^UYnq[OV`aV^XMWL§jª^cHVXMecjlmMepYu^cMYnqzo
YneXecjlYnKepYu^XMM ŁZzY[z^Xg ν
2
Vb^pY[eX^cV §j^XHgCqKM_mZzVb^cgnLNMeY[qzo.oagM|VfqKgn^MLNka^b`
j^cV CZzMZKM_oKZKeXjlqK{!Y^cjLNM
jlqŁ^XMWeXuY[ gnlMqK{n^XH
x
¤¡'M#^
f(ω)
AMN^XHKM¡Y[kKYnmM!^cecYnqzVbgCeXL gn^cHKM.oajVb^ceXjlKZa^cjgCq gnﬂ^cHKMN^XjlLNMG
qzMMWoKMWo^cgMWLNka^b` ^XHKM ŁZKMZzM
f(ω) = E[e−ωT ]
¤¡'M#^
θ
AM!^cHKM
^XjlLNM¨qKMWMWoaM|o=gCe_^cHKM
M#\ajª^+gnf^XHKM
1 ecV^Um#ZzV^XgCL
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